The package ZIM contains functions to fit statistical models for count time series with excess zeros (Yang, 2012; Yang et al., 2013) . The main function for fitting observation-driven models is zim, and the main function for fitting parameter-driven models is dzim.
Note
The observation-driven models for zero-inflated count time series can also be fit using the function zeroinfl from the pscl package (Zeileis et al., 2008) . Fitting parameter-driven models is based on sequential Monte Carlo (SMC) methods, which are computer intensive and could take several hours to estimate the model parameters. Sigma covariance matrix for initial state.
Author(s)
N number of particiles in particle filtering.
R number of replications in particle smoothing.
niter number of iterations.
dzim.filter

Note
The default values of N, R, and niter are chosen based on our experience. In some cases, N = 500, R = 500, and niter = 200 might be sufficient. The dzim.plot function should always be used for convergence diagnostics.
See Also Examples data(injury) plot(injury, type = "o", pch = 2 , xaxt = "n", yaxt = "n", ylab = "Injury Count") axis(side = 1, at = seq(1, 96, 8)) axis(side = 2, at = :9) abline(v = 57, lty = 2) mtext("Pre-intervention", line = 1, at = 25, cex = 1.5) mtext("Post-intervention", line = 1, at = 8 , cex = 1.5) pvalue Function to Compute P-value.
Description
Function to compute p-value based on a t-statistic.
Usage pvalue(t, df = Inf, alternative = c("two.sided", "less", "greater")) Usage zim(formula, data, subset, na.action, weights = 1, offset = , control = zim.control(...), ...)
zim.control
Arguments formula an objective of class "formula".
data an optional dataframe, list or environment containing the variables in the model. subset an optional vector specifying a subset of observations to be used in the fitting process.
na.action a function which indicates what should happen when the data contain NAs.
weights an optional vector of 'prior weights' to be used in the fitting process.
offset this can be used to specify a priori known component to be included in the linear predictor during fitting. Value dzinb gives the density, pzinb gives the distribution function, qzinb gives the quantile function, and rzinb generates random deviates.
See Also dzip, pzip, qzip, and rzip for the zero-inflated Poisson (ZIP) distribution.
Examples dzinb(x = :1 , k = 1, lambda = 1, omega = .5) pzinb(q = c(1, 5, 9), k = 1, lambda = 1, omega = .5) qzinb(p = c( .25, .5 , .75), k = 1, lambda = 1, omega = .5) rzinb(n = 1 , k = 1, lambda = 1, omega = .5)
